This paper, presents two news approximations to the Cumulative Distribution Function (CDF). The first approximation 22 improves the accuracy of approximation given by Hart. In this first new approximation, we reduce the maximum absolute error (MAE) from, 0.004304 to 2.707e-004.For the second new approximation, Aludaat and Alodat was reduce the (MAE) from, 0.00314 to 0.001972. In this paper, we reduce the (MAE) to 0.001623. However, the first approximation is more accurate and its inverse is hard to calculate. The second new approximation is less accurate, but his inverse is easy to calculate. 
Introduction
The cumulative distribution function (CDF) play an important role in financial mathematics and especially in pricing options with BlackScholes Model. The probability density function defined by ( ) The (C.D.F.) function denoted N(z) given by ( ) (
This function does not have a closed form. His evaluation is an expensive task. For evaluate the (CDF) at a point z we need compute the integral under the probability density function (PDF). In much research we find approximations, with a closed form, for the area under the standard normal curve. Otherwise, we need consulting Tables of cumulative standard normal probabilities. Hence, in the literature, we find several approximations to this function from Polya [1] to Yerukala [2] .
Improving Hart Approximation
We consider the case of z ≥ 0. For
The original Hart's approximation given by [3] 
Improving Polya Approximation
The second approximation have the following form ( Figures 3 and 4) ( ) { } Aludaat and Alodat [4] proposed the same formula with 
Conclusion
We have proposed two approximations to the cumulative distribution function of the standard normal distribution. The first approximation improve the Hart's formula in accuracy. The second new approximation improve the improving Polya's formula given by Aludaat KM and Alodat MT [4] .
We hope an application of the first approximation to option pricing of a Call European option based on Black-Scholes formula. 
